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As of: 31-Jul-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
251,016,634.57 46999W014 TRI-PARTY REPO JP MORGAN 

0.30% 09/AUG/2011         
0.300% 08/09/2011 

100.00 251,016,634.57 251,016,634.57
6,275.42

251,022,909.99

0.00 17.82%

35,805,268.91 85299X546 TRI-PARTY REPO SOUTH STREET 
0.18% 01/AUG/2011      
0.180% 08/01/2011 

100.00 35,805,268.91 35,805,268.91
537.08

35,805,805.99

0.00 2.54%

150,000,000.00 85299X611 TRI-PARTY REPO SOUTH STREET 
0.18% 05/AUG/2011      
0.180% 08/05/2011 

100.00 150,000,000.00 150,000,000.00
2,250.00

150,002,250.00

0.00 10.65%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

436,821,903.48 436,821,903.48
436,821,903.48

9,062.50
436,830,965.98

0.00 31.02%

 

Category Long Description: CASH EQUIVALENTS - STIF
70,000,000.00 315994517 FIDELITY STIF .11%                                 

MONTHLY VARIABLE 08/01/2011 
100.00 70,000,000.00 70,000,000.00

1,476.71
70,001,476.71

0.00 4.97%

0.00 928989383 JP MORGAN U S GOVT MMF 
AGENCY SHARES               
MONTHLY VARIABLE 12/31/2049 

100.00 0.00 0.00
10.77
10.77

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

70,000,000.00 70,000,000.00
70,000,000.00

1,487.48
70,001,487.48

0.00 4.97%

 

Category Long Description: FIXED INCOME - ASSET BACK
1,188,985.32 36830HAA0 GE EQUIPMENT SMALL TICKET 

LLC 2011-1 A1 0.38248%   
MONTHLY 0.382% 02/21/2012 

100.04 1,187,606.80 1,189,510.85
138.96

1,189,649.81

1,904.05 0.08%

1,841,513.73 98158NAA1 WORLD OMNI AUTOMOBILE LEASE 
SECURITIZATION TRUST   
MONTHLY 0.301% 04/16/2012 

100.03 1,841,513.73 1,842,042.43
262.07

1,842,304.50

528.70 0.13%

TOTAL: FIXED 
INCOME - ASSET 
BACK

3,030,499.05 3,029,120.53
3,031,553.28

401.03
3,031,954.31

2,432.75 0.22%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
5,000,000.00 149123BT7 CATERPILLAR INC FRN 100.06 5,000,000.00 5,003,245.00 3,245.00 0.36%
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS
21/NOV/2012 
USD1000            
QUARTERLY FLOATING 11/21/2012
 

3,249.58
5,006,494.58

2,000,000.00 24422EQJ1 JOHN DEERE CAPITAL CORP 
5.35% MTN 17/JAN/2012      
SEMI-ANN. 5.350% 01/17/2012 

102.29 2,045,743.92 2,045,708.00
4,361.41

2,050,069.41

(35.92) 0.15%

10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL 
CORP FLTG RATE NTS        
QUARTERLY FLOATING 04/10/2012
 

100.14 10,000,000.00 10,014,360.00
2,135.30

10,016,495.30

14,360.00 0.71%

20,000,000.00 38146FAG6 GOLDMAN SACHS GROUP INC 
FRN 09/NOV/2011 USD1000    
QUARTERLY FLOATING 11/09/2011
 

100.08 20,017,196.92 20,015,180.00
24,184.94

20,039,364.94

(2,016.92) 1.42%

9,150,000.00 428236AK9 HEWLETT PACKARD CO FLOAT 
01/MAR/2012               
QUARTERLY FLOATING 03/01/2012
 

100.09 9,157,803.19 9,158,500.35
5,641.67

9,164,142.02

697.16 0.65%

12,160,000.00 459200GQ8 INTL BUSINESS MCHN FRN 
04/NOV/2011 USD1000         
QUARTERLY FLOATING 11/04/2011
 

99.97 12,163,896.42 12,156,947.84
9,409.43

12,166,357.27

(6,948.58) 0.86%

9,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG 
RATE NTS 05/JUN/2012   
QUARTERLY FLOATING 06/05/2012
 

99.70 9,741,269.20 9,721,218.00
7,310.34

9,728,528.34

(20,051.20) 0.69%

5,000,000.00 693476AZ6 PNC FUNDING CORPORATION SR 
FLTG RATE NTS           
QUARTERLY FLOATING 01/31/2012
 

100.09 5,002,252.25 5,004,495.00
171.98

5,004,666.98

2,242.75 0.36%

15,000,000.00 796876D CONCORD MIN ZCP 12/AUG/2011                        
MONTHLY 0.000% 08/12/2011 

99.99 14,998,029.29 14,998,029.29
0.00

14,998,029.29

0.00 1.06%

5,000,000.00 88166BAA8 TEVA PHARMACEUTICA FR SR NT 
19/DEC/2011 USD1000    
QUARTERLY FLOATING 12/19/2011
 

100.14 5,007,630.70 5,006,955.00
3,771.24

5,010,726.24

(675.70) 0.36%

14,000,000.00 964623D FCAR OWNER ZCP 16/AUG/2011                         
0.000% 08/16/2011 

99.98 13,997,491.78 13,997,491.78
0.00

13,997,491.78

0.00 0.99%

18,000,000.00 966066D FCAR OWNER ZCP 29/AUG/2011                         
MONTHLY 0.000% 08/29/2011 

99.97 17,994,432.06 17,994,432.06
0.00

0.00 1.28%

 
D-046-798-680 08-Aug-2011 17:20:32



Detailed Net Asset Valuation LGIP Pool 5

Page 3 of 11

As of: 31-Jul-2011

Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS
17,994,432.06

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

125,060,000.00 125,125,745.73
125,116,562.32

60,235.89
125,176,798.21

(9,183.41) 8.89%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
25,000,000.00 31331GQ44 FED FARM CREDIT FR DEB 

15/SEP/2011 USD1000         
MONTHLY FLOATING 09/15/2011 

100.02 25,004,414.60 25,004,414.60
2,673.97

25,007,088.57

0.00 1.78%

25,000,000.00 313372EU4 FEDERAL HOME LOAN BANKS 
CONS BD FLT 12 24/JAN/2012 
QUARTERLY FLOATING 01/24/2012
 

100.03 25,010,921.05 25,007,525.00
951.39

25,008,476.39

(3,396.05) 1.78%

50,000,000.00 313372EV2 FEDERAL HOME LOAN BANKS 
CONS BD FLT 12 13/JAN/2012 
QUARTERLY FLOATING 01/13/2012
 

100.02 50,014,824.69 50,011,800.00
3,819.45

50,015,619.45

(3,024.69) 3.55%

10,000,000.00 313374UC2 FEDERAL HOME LOAN BANKS 
CONS BD FLT12 19/JUL/2012  
QUARTERLY FLOATING 07/19/2012
 

99.88 10,000,969.75 9,988,340.00
494.45

9,988,834.45

(12,629.75) 0.71%

10,000,000.00 31398A3F7 FEDERAL NATIONAL MORTGAGE 
ASSOC 0.282%/FRN         
MONTHLY FLOATING 08/23/2012 

100.04 10,008,609.15 10,004,170.00
518.12

10,004,688.12

(4,439.15) 0.71%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

120,000,000.00 120,039,739.24
120,016,249.60

8,457.38
120,024,706.98

(23,489.64) 8.52%

 

Category Long Description: MISCELLANEOUS - CURRENCIES
45,006,117.88 CASH USD 

 
1.00 45,006,117.88 45,006,117.88

0.00
45,006,117.88

0.00 3.20%

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

45,006,117.88 45,006,117.88
45,006,117.88

0.00
45,006,117.88

0.00 3.20%

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (73,808.48) 0.00

(73,808.48)
 (0.01%)
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Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: MISCELLANEOUS - OTHER
(73,808.48)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (73,808.48)
0.00

(73,808.48)
(73,808.48)

 (0.01%)

 

Category Long Description: SHORT TERM INVESTMENTS - CERTIFICATE OF DEPOSIT
10,000,000.00 25152XNE6 DEUTSCHE BANK NY VAR 

02/MAR/2012                   
QUARTERLY002-MAR-12 

99.98 10,000,000.00 9,997,670.00
4,381.32

10,002,051.32

(2,330.00) 0.71%

3,000,000.00 25152XNF3 DEUTSCHE BANK AG NY 
CERTIFICATE OF DEPOSIT FIXED   
 

99.91 3,000,000.00 2,997,435.60
2,200.00

2,999,635.60

(2,564.40) 0.21%

5,000,000.00 78009J6M2 ROYAL BK OF CANADA 
CERTIFICATE OF DEPOSIT 
VARIABLE 
QUARTERLY009-JUL-12 

100.01 5,000,000.00 5,000,440.00
852.50

5,001,292.50

440.00 0.36%

12,504,215.46 795285N FDIC ALLIANCE BANK OF AZ 
CDARS CD 0.44%            
 

100.00 12,504,215.46 12,504,215.46
24,871.40

12,529,086.86

0.00 0.89%

12,361,359.14 959466N FDIC ALLIANCE BANK OF ARIZONA 
CDARS 0.88%          
 

100.00 12,361,359.14 12,361,359.14
11,623.06

12,372,982.20

0.00 0.88%

12,259,000.00 959468N FDIC ALLIANCE BANK OF ARIZONA 
CDARS 12/11 0.66%    
 

100.00 12,259,000.00 12,259,000.00
48,988.98

12,307,988.98

0.00 0.87%

12,510,272.36 967058N FDIC ALLIANCE BANK OF ARIZONA 
CDARS CD 0.77%       
 

100.00 12,510,272.36 12,510,272.36
34,308.99

12,544,581.35

0.00 0.89%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
CERTIFICATE OF 
DEPOSIT

67,634,846.96 67,634,846.96
67,630,392.56

127,226.25
67,757,618.81

(4,454.40) 4.81%

 

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
8,911,000.00 06945MV11 BARTON CAPITAL CORP. 

CORPORATE COMMERCIAL 
PAPER    
0.000% 08/01/2011 

100.00 8,911,000.00 8,911,000.00
0.00

8,911,000.00

0.00 0.63%

10,000,000.00 06945MVA1 BARTON CAPITAL CORP. 100.00 9,999,574.98 9,999,574.98 0.00 0.71%
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Institutional Accounting Detailed Net Asset Valuation

Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
CORPORATE COMMERCIAL 
PAPER    
0.000% 08/10/2011 

0.00
9,999,574.98

15,000,000.00 11765KVH7 BRYANT PRK FDG LLC 
CORPORATE COMMERCIAL 
PAPER      
0.000% 08/17/2011 

99.99 14,999,066.64 14,999,066.64
0.00

14,999,066.64

0.00 1.06%

10,000,000.00 15963UVG8 CHARIOT FNDG LLC ZCP 
16/AUG/2011                   
0.000% 08/16/2011 

99.99 9,999,375.03 9,999,375.03
0.00

9,999,375.03

0.00 0.71%

15,000,000.00 15963UVQ6 CHARIOT FNDG LLC CORPORATE 
COMMERCIAL PAPER        
0.000% 08/24/2011 

99.99 14,998,850.00 14,998,850.00
0.00

14,998,850.00

0.00 1.06%

20,000,000.00 16115XWM3 CHARTA, LLC CORPORATE 
COMMERCIAL PAPER DISCOUNT    
0.000% 09/21/2011 

99.98 19,995,325.01 19,995,325.01
0.00

19,995,325.01

0.00 1.42%

5,000,000.00 16115XWT8 CHARTA, LLC CORPORATE 
COMMERCIAL PAPER DISCOUNT    
0.000% 09/27/2011 

99.97 4,998,575.00 4,998,575.00
0.00

4,998,575.00

0.00 0.35%

5,000,000.00 16115XX75 CHARTA, LLC CORPORATE 
COMMERCIAL PAPER DISCOUNT    
0.000% 10/07/2011 

99.97 4,998,325.00 4,998,325.00
0.00

4,998,325.00

0.00 0.35%

12,000,000.00 19121BV89 COCA-COLA COMPANY 
CORPORATE COMMERCIAL 
PAPER       
0.000% 08/08/2011 

100.00 11,999,696.66 11,999,696.66
0.00

11,999,696.66

0.00 0.85%

10,000,000.00 19121BZ51 COCA-COLA COMPANY 
CORPORATE COMMERCIAL 
PAPER       
0.000% 12/05/2011 

99.94 9,994,399.93 9,994,410.00
0.00

9,994,410.00

10.07 0.71%

23,000,000.00 30601WVA4 FAIRWAY FINANCE CORP 
CORPORATE COMMERCIAL 
PAPER    
0.000% 08/10/2011 

100.00 22,998,965.00 22,998,965.00
0.00

22,998,965.00

0.00 1.63%

6,275,000.00 30601WWC9 FAIRWAY FINANCE CORP 
CORPORATE COMMERCIAL 
PAPER    
0.000% 09/12/2011 

99.98 6,273,901.91 6,273,901.91
0.00

6,273,901.91

0.00 0.45%

8,000,000.00 30603BVB6 FALCON ASSET SC CO LLC 
CORPORATE COMMERCIAL 
PAPER  
0.000% 08/11/2011 

100.00 7,999,622.25 7,999,622.25
0.00

7,999,622.25

0.00 0.57%
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Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
3,086,000.00 30603BX57 FALCON ASSET SC CO LLC 

CORPORATE COMMERCIAL 
PAPER  
0.000% 10/05/2011 

99.97 3,085,052.71 3,085,052.71
0.00

3,085,052.71

0.00 0.22%

8,150,000.00 30603BXC2 FALCON ASSET SC CO LLC 
CORPORATE COMMERCIAL 
PAPER  
0.000% 10/12/2011 

99.97 8,147,391.96 8,147,391.96
0.00

8,147,391.96

0.00 0.58%

4,000,000.00 38102KV25 GOLDEN FUNDING CORP 
CORPORATE COMMERCIAL 
PAPER     
0.000% 08/02/2011 

100.00 3,999,978.89 3,999,978.89
0.00

3,999,978.89

0.00 0.28%

3,002,000.00 38102KVH2 GOLDEN FUNDING CORP 
CORPORATE COMMERCIAL 
PAPER     
0.000% 08/17/2011 

99.99 3,001,719.77 3,001,719.77
0.00

3,001,719.77

0.00 0.21%

5,000,000.00 38102KVQ2 GOLDEN FUNDING CORP ZCP 
24/AUG/2011                
0.000% 08/24/2011 

99.99 4,999,342.84 4,999,342.84
0.00

4,999,342.84

0.00 0.35%

5,000,000.00 38346MVF8 GOTHAM FDG CORP CORPORATE 
COMMERCIAL PAPER         
0.000% 08/15/2011 

99.99 4,999,650.00 4,999,650.00
0.00

4,999,650.00

0.00 0.35%

15,000,000.00 38346MWC4 GOTHAM FDG CORP CORPORATE 
COMMERCIAL PAPER         
0.000% 09/12/2011 

99.98 14,996,675.06 14,996,675.06
0.00

14,996,675.06

0.00 1.06%

10,000,000.00 38346MX33 GOTHAM FDG CORP CORPORATE 
COMMERCIAL PAPER         
0.000% 10/03/2011 

99.96 9,996,500.04 9,996,500.04
0.00

9,996,500.04

0.00 0.71%

5,000,000.00 41068LVB9 HANNOVER FDG CO. LLC 
CORPORATE COMMERCIAL 
PAPER    
0.000% 08/11/2011 

99.99 4,999,583.35 4,999,583.35
0.00

4,999,583.35

0.00 0.35%

9,912,000.00 41068LVC7 HANNOVER FDG CO. LLC 
CORPORATE COMMERCIAL 
PAPER    
0.000% 08/12/2011 

99.99 9,911,091.40 9,911,091.40
0.00

9,911,091.40

0.00 0.70%

10,000,000.00 4820P3W82 JUPITER SECT CO LLC 
CORPORATE COMMERCIAL 
PAPER     
0.000% 09/08/2011 

99.98 9,998,205.45 9,998,205.45
0.00

9,998,205.45

0.00 0.71%

30,000,000.00 52468KWP2 LEGACY CAPITAL COMPANY 
CORPORATE COMMERCIAL 
PAPER  

99.96 29,988,516.76 29,988,516.76
0.00

29,988,516.76

0.00 2.13%
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Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
0.000% 09/23/2011 

10,000,000.00 53127UV15 LIBERTY FUNDING LLC 
CORPORATE COMMERCIAL 
PAPER     
0.000% 08/01/2011 

100.00 10,000,000.00 10,000,000.00
0.00

10,000,000.00

0.00 0.71%

6,000,000.00 53127UVC1 LIBERTY FUNDING LLC 
CORPORATE COMMERCIAL 
PAPER     
0.000% 08/12/2011 

100.00 5,999,780.00 5,999,780.00
0.00

5,999,780.00

0.00 0.43%

10,000,000.00 53127UVN7 LIBERTY FUNDING LLC 
CORPORATE COMMERCIAL 
PAPER     
0.000% 08/22/2011 

99.99 9,999,066.66 9,999,066.66
0.00

9,999,066.66

0.00 0.71%

5,000,000.00 5705X5W80 MARKET ST FNDG CORP 
CORPORATE COMMERCIAL 
PAPER     
0.000% 09/08/2011 

99.98 4,999,050.00 4,999,050.00
0.00

4,999,050.00

0.00 0.35%

10,000,000.00 5705X5XJ5 MARKET ST FNDG CORP 
CORPORATE COMMERCIAL 
PAPER     
0.000% 10/18/2011 

99.96 9,996,316.61 9,996,316.61
0.00

9,996,316.61

0.00 0.71%

10,000,000.00 5705X5XM8 MARKET ST FNDG CORP 
CORPORATE COMMERCIAL 
PAPER     
0.000% 10/21/2011 

99.96 9,996,174.97 9,996,174.97
0.00

9,996,174.97

0.00 0.71%

20,000,000.00 67983UXU2 OLD LINE FUNDING LLC ZCP 
28/OCT/2011               
0.000% 10/28/2011 

99.96 19,991,605.79 19,991,605.79
0.00

19,991,605.79

0.00 1.42%

12,000,000.00 79540BV94 SALISBURY REC CO LLC 
CORPORATE COMMERCIAL 
PAPER    
0.000% 08/09/2011 

100.00 11,999,653.32 11,999,653.32
0.00

11,999,653.32

0.00 0.85%

15,000,000.00 79540BVC7 SALISBURY REC CO LLC 
CORPORATE COMMERCIAL 
PAPER    
0.000% 08/12/2011 

99.99 14,999,220.81 14,999,220.81
0.00

14,999,220.81

0.00 1.06%

10,000,000.00 82124MV15 SHEFFIELD RECEIVABLE 
CORPORATE COMMERCIAL 
PAPER    
0.000% 08/01/2011 

100.00 10,000,000.00 10,000,000.00
0.00

10,000,000.00

0.00 0.71%

15,000,000.00 85520MVN0 STARBIRD FDG. CORP. 
CORPORATE COMMERCIAL 
PAPER     
0.000% 08/22/2011 

99.99 14,998,512.48 14,998,512.48
0.00

14,998,512.48

0.00 1.06%
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Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
4,000,000.00 85520MWF6 STARBIRD FDG. CORP. 

CORPORATE COMMERCIAL 
PAPER     
0.000% 09/15/2011 

99.97 3,998,949.92 3,998,949.92
0.00

3,998,949.92

0.00 0.28%

10,000,000.00 86888NVB8 SURREY FUNDING CORP 
CORPORATE COMMERCIAL 
PAPER     
0.000% 08/11/2011 

100.00 9,999,611.14 9,999,611.14
0.00

9,999,611.14

0.00 0.71%

10,000,000.00 86888NVP7 SURREY FUNDING CORP 
CORPORATE COMMERCIAL 
PAPER     
0.000% 08/23/2011 

99.99 9,998,961.05 9,998,961.05
0.00

9,998,961.05

0.00 0.71%

10,000,000.00 86888NW76 SURREY FUNDING CORP 
CORPORATE COMMERCIAL 
PAPER     
0.000% 09/07/2011 

99.98 9,998,150.00 9,998,150.00
0.00

9,998,150.00

0.00 0.71%

7,625,000.00 88602UWK2 THUNDER BAY FNDNG LLC. 
CORPORATE COMMERCIAL 
PAPER  
0.000% 09/19/2011 

99.98 7,623,235.76 7,623,235.76
0.00

7,623,235.76

0.00 0.54%

10,000,000.00 92646LV98 VICTORY RECEIVABLES 
CORPORATE COMMERCIAL 
PAPER     
0.000% 08/09/2011 

100.00 9,999,622.20 9,999,622.20
0.00

9,999,622.20

0.00 0.71%

5,000,000.00 92646LVB3 VICTORY RECEIVABLES 
CORPORATE COMMERCIAL 
PAPER     
0.000% 08/11/2011 

100.00 4,999,777.75 4,999,777.75
0.00

4,999,777.75

0.00 0.35%

15,000,000.00 92646LWF3 VICTORY RECEIVABLES 
CORPORATE COMMERCIAL 
PAPER     
0.000% 09/15/2011 

99.98 14,996,437.55 14,996,437.55
0.00

14,996,437.55

0.00 1.06%

10,000,000.00 96442MVJ1 WHITE POINT FDG INC. 
CORPORATE COMMERCIAL 
PAPER    
0.000% 08/18/2011 

99.99 9,998,583.31 9,998,583.31
0.00

9,998,583.31

0.00 0.71%

5,000,000.00 97342KV21 WINDMILL FUNDING COR 
CORPORATE COMMERCIAL 
PAPER    
0.000% 08/02/2011 

100.00 4,999,980.56 4,999,980.56
0.00

4,999,980.56

0.00 0.36%

10,000,000.00 97342KXB9 WINDMILL FUNDING COR 
CORPORATE COMMERCIAL 
PAPER    
0.000% 10/11/2011 

99.96 9,996,055.60 9,996,055.60
0.00

9,996,055.60

0.00 0.71%

10,000,000.00 97342KY77 WINDMILL FUNDING COR 99.93 9,993,738.91 9,993,070.00 (668.91) 0.71%
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Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
CORPORATE COMMERCIAL 
PAPER    
0.000% 11/07/2011 

0.00
9,993,070.00

TOTAL: SHORT 
TERM 
INVESTMENTS - 
COMMERCIAL 
PAPER ( 
INTEREST 
BEARING)

485,961,000.00 485,872,870.03
485,872,211.19

0.00
485,872,211.19

(658.84) 34.50%

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
25,000,000.00 880592MA5 TENNESSEE VALLEY AUTH DISC 

NTS MATURES 22/SEP/2011 
0.000% 09/22/2011 

99.97 24,993,138.87 24,993,138.87
0.00

24,993,138.87

0.00 1.77%

5,000,000.00 965901D GOLDEN FUNDING ZCP 
01/AUG/2011                     
0.000% 08/01/2011 

100.00 5,000,000.00 5,000,000.00
0.00

5,000,000.00

0.00 0.36%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

30,000,000.00 29,993,138.87
29,993,138.87

0.00
29,993,138.87

0.00 2.13%

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
25,000,000.00 9127953M1 UNITED STATES TREAS BILLS DT                       

0.000% 10/06/2011 
100.00 24,998,854.13 24,998,854.13

0.00
24,998,854.13

0.00 1.77%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

25,000,000.00 24,998,854.13
24,998,854.13

0.00
24,998,854.13

0.00 1.77%

 

Category Long Description: 
0.00  Net Income Payable 

 
0.00 (189,644.73) 0.00

(189,644.73)
(189,644.73)

0.00 (0.01%)

0.00  Net Income Receivable 
 

0.00 1,712.90 0.00
1,712.90
1,712.90

0.00 0.00%

0.00 (187,931.83)
0.00

(187,931.83)
0.00 (0.01%)
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Account:  P 03273  STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: 
TOTAL: (187,931.83)

 

Grand Total 1,408,514,367.37 1,408,260,596.54
1,408,486,983.31

(54,869.78)
1,408,432,113.53

(35,353.54) 100.00%
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End of Report 
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